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STATE OF SOUTH CAROLINA )
) BEFORE THE
(Caption of Case) PUBLIC SERVICE COMMISSION
) OF SOUTH CAROLINA
)
) COVER SHELT
)
)
) DOCKET
) NUMBER: 2001 _ 410 G
)
)
)
(Please type or print)
Submitted by: Piedmont Natural Gas SC Bar Number:
: Telepbone: 704-731-4360
Address: PO Box 33068
= Fax: 704-364-1395
Charlotte, NC 28233 Other:

Tmail: jenny.fur@piedmontng.com
NOTE: The caver sheet and information contained herein neither replaces nor supplements the filing and service of pleadings or other papers

as required by law. This form is required for use by the Public Service Commission of South Carolina for the purpase of docketing and must
be filled out completely.

DOCKETING INFORMATION (Check zl} that apply}

0 Request for item to be placed on Commission's Agenda

U Emergency Relief demanded in petition expeditiously

Other: \fonthly Analysis of Deferred Account - Hedging Program

INDUSTRY (Cleck one) : NATURE OF ACTION (Check all that apply)
(] Blectric [jAffidavit [] Letier [ Request
[[] Electric/Gas ' []Agreement [(JMemorandum [[] Request for Certification
[[] Electric/Telecommunications O Answer [} Motion O Requsg for Igftsligatiw’_ ;
(] Electric/Water ] Appellate Review [[] Objection [JResale Agreegent T
[C}Electric/Water/Telecom. [CJApplication [ Petition [[]Resals Amendment ")
(] Electric/Water/Sewer . []Bref . . .. . .. ..-[) Betition for Reconsideration ... {Z] Reservation Letter l
Gas [ Certificate [] Petition for Rulemaking [JResponse /
[JReilroad [} Comments 7] Petition far Rule to Show Cause  [_] Raéu(ngc to Dissovery -
(] Sewer ] Complaint [JPetition to Intervene [JReturfifto Petition
[} Telecommunications ] Consent Order M Pch'l.ion. to Intecvene Ot of Time [ ] Stipulation '
] Transportation [[] Discovery [[JPrefiled 'I‘estimoni' [[] Subpoena
] Water [ Exbibit [Promotion [ Tariff
[ Water/Sewer . o []Expedited Consideration  [] Proposed Order | [] other:
[JAdministrative Mn:nsr . [ Interconnection Agreement [] Protest
[} Other: ['_'] Interconnection Amendment [ Publisher's Affidavit

[} Late-Filed Exhibit [X] Report RECE’ HVTF"T"\)
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‘ Piedmont
Natural Gas

May §, 2011
Ms. Jocelyn Boyd RE o
Chief Clerk and Administrator Al RS
Public Service Commission of South Carolina o R
101 Executive Center Drive, Suite 100 MA 70 9 7 0
Columbia, South Carolina 29210 I

Fég $C
Re: Docket No. 2001-410-G. CLERK'S OFfiog

Dear Ms. Boyd:

Enclosed are revised copies of Piedmont’s Deferred Account-Hedging Program reports for the
months of January and February 2011.

If you have any questions, please contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560
Jenny.Furr@Piedmontng.com

Enclosures

iatE
LN

C: ORS

4720 Piedmont Row Drive » Charlotte. NC 28210
piedmontng.com
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RPiedmont Natural Gas

Reconciliation of ADM statement to SC Hedging Activity and Recon

January-11

24
13
29

66
15.50

2) 1,023.00

77,172.00
24,901.50
58,899.50

161,973.00

2) 1,023.00

(1) 160,950.00

A

A

A

> of A's

Commission and Fees rate

Total Commission and Fees (Expenditures)

B
B

B

Y ofB's

Less: Fees (Expenditures)
Option Premium

Activity in Account
Debits Credits

D 77,172.00
D 24,901,50
77,172.00
24,901.50
D 59,899.50

Y of D's 161,973.00 102,073.50
102,073.50

(161,873.00)

(59,899.50)

59,899.50

(3) -

YofCs

Y ofC's

Y of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued 12/10

ADM acerual in 1/11

P&L and Cash Activity

15.50

() -

4) -
) -

E

E

Y ofE's

Commission and Fees rate
Total Fees (Receipts)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(6) -

Interest from ADM



ADM INVESTOR SERVICES, INC.

FHLY COIAIODITY STATEMEN

Chacago Board of Trade Building
T W Jackson Phed o Saite Ted0A
Chicagao, inies 60604-3 191
STATEMENT DATE: JAN 31, 2011
ACCOUNT NUMBER: 121 X2068
SALESMAN NUMBER: 121 X121
INTRODUCED BY: RRBC*WEALTH « MANAGEMENT
{704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
EOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.

* % +« * % * % w % * Y OUR ACTIVITY THTIS MONTH T T A 2 D e D I I A A

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
1/03/1 24 CALL JAN 12 NYM NAT GAS E §300 C NET PREM US 77,172.00
1/04/1 13 CALL OCT 11 NYM NAT GAS E 6200 C NET PREM US 24,901.50
1/04/1 WIRE TRANSFER REC WIREREC US 77,172.00
WIRE TRANSFER RECEIVED
1/05/1 WIRE TRANSFER REC WIREREC US 24,901,50
WIRE TRANSFER RECEIVED
1/27/1 12 CALL FEB 11 NYM NAT GAS E 5850 C EXPIRE US .00
1/27/1 12 CALL FEB 11 NYM NAT GAS E 6B00 C EXPIRE US .00
1/27/1 11 CALL PEB 11 NYM NAT GAS E 6850 C EXPIRE US .06
1/27/1 12 CALL FEB 11 NYM NAT GAS E 7750 C EXPIRE US .00
1/27/1 12 CALL FEB 11 NYM NAT GAS E 9350 C EXPIRE US .00
1/31/1 29 CALL FEBR 12 NYM NAT GAS E 6350 ¢C NET PREM US 59,899.50
L2 BEE IEE L 2N SR N NN TR BN N DR R R POSITIONE IN YOUR ACCOUNT FEE SR B R R B I 2 2N 2N RN 2NN DN DS 2NN B 2NN J
10/25/0 8 CALL APR 11 NYM NAT GAS B 4300 C .2300 Us 24,744.00
g OPTION MARKET VALUE .3093 24,744.00%
10,480.00 LIM BXPIRE 3/28/11
AVERAGE LONG: .23000

LAST TRADE DATE: 3/28/11

10/25/0 8 CALL MAY 11 NYM NAT GAS E 4350 C .2475 Us 27,840.00
: OPTION MARKET VALUE .3480 27,840.00*
9,600.00 LIM EXFIRE 4/25/11
AVERAGE LONG: .24750

LAST TRADE DATE: 4/26/11

10/27/0 10 CALL JUN 11 NYM NAT GAS E 4700 C .2380 ©S 24,670.00
10+ OPTION MARKET VALUE L2467 24,670.00*
EXPIRE 5/25/11
AVERAGE LONG: .23800

LAST TRADE DATE: 5/25/11

10/29/0 9 CALL JUN 11 NYM NAT GAS E 4750 C .2350 us 20,574.00
g QOPTION MARKET VALUE .2286 20,574.00*
EXPIRE 5/25/11
AVERAGE LONG: .23500

LAST TRADE DATE: 5/25/11

10/25/0 8 CALL JUL 11 NYH NAT GAS E 4750 C .2400 us 23,080.00
B+ OPTION MARKET VALUE .2885 23,080.00%
EXPIRE 6/27/11
AVERAGE LONG: .24000

LAST TRADE DATB: 6/27/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midiand Company.
PLEASE REPORT AMY DIFFERENCES OR ODJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR CBJECTIONS
TED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT 1S CORRECT AND RATIFIED.
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ADM INVESTOR SERVICES, INC.

ALY COLUADDITY STATELALIN

Chicaga Board of Trade Building
T W Jackson Bivd e Saite TedidA
Chicago, Hhimos nn4-3 190
STATEMENT DATE: JAN 31, 2011
ACCOUNT NUMBER: 121 X2068
PAGE 2 SALESMAN NUMBER: 121 X121
INTRODUCED BY: RBC * WEALTH * MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS €O IF YOU HAVE ANY QUESTIONS OR ISSUES
SQUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO REBOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
9/28/0 9 CALL MAY 11 NYM NAT GAS E 4900 C .2500 us 12,267.00
g OPTION MARKET VALUE .1363 12,267.00%
EXPIRE 4/26/11
AVERAGE LONG: .25000

LAST TRADE DATE: 4/26/11

10/25/0 8 CALL AUG 11 NYM NAT GAS E 4350 C .2450 us 21,616.00
A OPTION MARKET VALUE .2702 21,616.00*
EXPIRB 7/26/11
AVERAGE LONG: .24500

LAST TRADE DATE: 7/26/11

10/27/0 9 CALL SEP 11 NYM NAT GAS E 5350 C L2380 US 18,648.00
9w OPTION MARKET VALUE .2072 18,648.00*
BXPIRE 8/26/11
AVERAGE LONG: .23800
LAST TRADE DATE: 8/26/11
lo/18/0 12 CALL OCT 11 NYM NAT GAS E 5500 C L2650 us 27,252.00
12+ OPTION MARKET VALUE L2271 27,252.00+
EXPIRE §/27/11
AVERAGE LONG: .26500

LAST TRADE DATE: 9/27/11

g/11/0 9 CALL MAR 11 NYM NAT GAS E §600 C .2900 Us 162.00
g« OPTION MARKET VALUE .0018 162.00*
EXPIRE 2/23/11
AVERAGE LONG: .29000

LAST TRADE DATE: 2/23/11

11/17/0 10 CALL NOV 11 NYM NAT GAS B 5600 C L2550 us 23,860.00
10+ OPTION MARKET VALUE .2386 23,860.00*
BXPIRE 10/26/11
AVERAGE LONG: .25500

LAST TRADE DATE: 10/26/1i1

10/29/0 40 CALL NOV 11 NYM NAT GAS B 5700 C .2850 us B6,640.00
40% QPTION MARKET VALUE .2166 86,640.00*
EXPIRB 10/26/11
AVERAGE LONG: .28500

LAST TRADE DATE: 10/26/11

8/256/0 7 CALL JUL 11 NYM NAT GAS E 5300 C .1850 us 3,696.00
A OPTION MARKET VALUE .0528 3,696.00*
EXPIRE 6/27/11
AVERAGE LONG: .18500

LAST TRADE DATE; §/27/11

ADM INVESTOR SERVICES, INC. a wheily owned subsidiary of the Archer Daniels Midland Company.
PLEASE REFORT AlY DIFFERENCES OR OLJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT 70 HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT 15 CORRECT AND RATIFIED
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ATIM INVESTOR SERVICES, INC,

I . Ny s THLY COIAIODIEY SYATEIATIHT
Chicago Board of Trade Building ¢ G
W Jachaon Bivd. ¢ Suile TeODA
Chicaoo, Hinios 60604-3190
STATEMBNT DATE: JAN 31, 2011
ACCOUNT NUMBER: 121 X2068
PAGE 3 SALESMAN NUMBER: 121 X121
INTRODUCED BY: RBC - WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DBSCRIPTION EX PRICR/LEGND CC DEBIT CREDIT
8/31/0 8 CALL SEP 11 NYM NAT GAS E 5%00 C .2750 us 8,%52.00
B+ OPTION MARKET VALUE L1119 8,952.00*
EXPIRE 8/26/11
AVERAGE LONG: .27500

LAST TRADE DATE: 8/26/11

9/30/0 12 CALL OCT 11 NYM NAT GAS E 5900 C .2400 us 18,240.00
12w« OPTION MARKET VALUE 1520 18,240.00*
EXPIRE 9/27/11
AVERAGE LONG: .24000

LAST TRADE DATE: 9/27/11

12/02/0 35 CALL DEC 11 NYM NAT GAS E 5900 C .3050 U8B 80,010.00
35+ OPTION MARKET VALUE .2286 80,010,00+
EXPIRE 11/25/11
AVERAGE LONG: .30500

LAST TRADE DATB: 11/23/1i1l

8/31/0 7 CALL AUG 11 NYM NAT GAS E 5950 C .2200 Us 5,362.00
7+ OPTION MARKET VALUE .0766 5,362.00%
EXPIRE 7/26/11
AVERAGE LONG: .22000

LAST TRADE DATE: 7/26/11

4/30/0 17 CALL MAY 11 NYM NAT GAS E 6100 C . 3400 us 1,921.00
17+ OPTION MARKET VALUE .0113 1,921.00+
EXPIRE 4/26/11
AVERAGE LONG: .34000

LAST TRADE DATE: 4/26/11

3/31/0 26 CALL APR 11 NYM NAT GAS E 6200 C .3000 us 676.00
26* OPTION MARKET VALUE .0026 676.00%
BXPIRE 3/28/11
AVERAGE LONG: .30000

LAST TRADE DATE: 3/28/11

1/04/1 13 CALL OCT 11 NYM NAT GAS E 6200 C .1900 us 14,534.00
13+ OPTION MARKET VALUE .1118 14,534.00¢
EXPIRE 9/27/11
AVERAGE LONG: .19000

LAST TRADE DATE: 9/27/11

8/22/0 8 CALL SBP 11 NYM NAT GAS E 6250 C L1650 US 5,968.00
[: 1 OPTION MARKET VALUE .0746 5,968.00%
EXPIRE 8/26/11
AVERAGE LONG: .16500

LAST TRADE DATE: B/26/11

ADMINVESTORSERWCESJNC.awdeownmﬂ&MédbwoimeAmha{mmasMMMndenmmy
PLEASEREPOHTAW{DWFEﬁEMCESCWiO&ECﬂONS!MMEDMTEU(VOUHFAKURETOIMMEDUJEU{EXERCEEYOURINGHTTGrmvEDHWERENGESDE(MHECNGNS
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ATIM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
AT AW Jackson Bled. » Soite 1600A

Chicage, Hlinios a0a0:-3190

IHEY SIS0

STATEMENT DATE: JAN 31, 2011
ACCOUNT NUMBER: 121 X2068
PAGE 4 SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC*WEALTH - MANAGEMENT
(704) 264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES

SOUTH CAROLINA ACCOUNT REGARDING YQUR STATEMENT THAT YOU

ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITE YOUR BROKER,

PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

CHARLOTTE NC 28233-3060 1/B00/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
1/03/1 24 CALL JAN 12 NYM NAT GAS E 6300 C .3200 us 47,472.00

24~ OPTION MARKET VALUE .1978 47,472.00*
EXPIRE 12/27/11
AVERAGE LONG: .32000

LAST TRADE DATE: 12/27/11

1/31/1 29 CALL FEB 12 NYM NAT GAS E 6350 C .2050 us 58,058.00
28~ OPTION MARKET VALUE .2002 58,058.00~
EXPIRE 1/26/12
AVERAGE LONG: .20500

LAST TRADE DATE: 1/26/12

5/24/0 9 CALL MAR 11 NYM NAT GAS E 6500 C .3000 Us 9.00
gw OPTION MARKET VALUE .0001 5.00*
BXPIRE 2/23/11
AVERAGE LONG: .30000
LAST TRADE DATE: 2/23/11
7/30/0 8 CALL AUG 11 NYM NAT GAS E 6750 C .2400 us 2,096.00
ge OPTION MARKET VALUE .0262 2,096.00*
EXPIRE 7/26/11
AVERAGE LONG: .24000

LAST TRADE DATE: 7/26/11

§/01/0 18 CALL JUN 11 NYM NAT GAS E 6900 C .2050 us 720.00
1B+ OPTION MARKET VALUE .0040 720.00*
BXPIRE §5/25/11
AVERAGE LONG: .20500

LAST TRADE DATE: 5/25/11

3/15/0 10 CALL MAR 11 NYM NAT GAS E 7000 ¢C .3300 Us 10.00
10+ OPTION MARKET VALUR .0001 10.00*
EXPIRE 2/23/11
AVERAGE LONG: .33000

LAST TRADE DATE: 2/23/11

7/01/0 B CALL JUL 11 NYM NAT GAS E 7000 C .2450 us 680.00
:hd OPTION MARKET VALUE .poas 680.00*
EXPIRE &/27/11
AVERAGE LONG: .24500

LAST TRADE DATE: 6/27/11

3/02/0 is CALL MAR 11 NYM NAT GAS B B500 C .2300 Us 18.00
18+ OPTION MARKET VALUE .0001 18.00*
EXPIRE 2/23/11
AVERAGE LONG: .23000

LAST TRADE DATE: 2/23/11

ADWM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
FFERENCES OR QEJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT T0 HAVE DIFFERENCES OR OBJECTIONS
AED YOUR AGREEMENT THAT THIS STATEMEHT 1S GORRECT
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ADMINVESTOR SERVICES, INC.

1LONTHLY GO ¥ STATENEN
Chicago Board of Trade Building R e
W Jackson Blvd e Suite Ta0iA
Chicago, Hinios 6060-3190
STATEMENT DATE: JAN 31, 2011
ACCOUNT NUMBER: 121 X2068
PAGE 5 SALESMAN NUMBER: 121 X121
INTRODUCED BY: RBC - WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GRS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 2B233-3060 1/800/654-0461 or 312/242-7200.

*++ SEG USD *++

1. BEGINNING ACCT BALANCE .00

2. P&L AND CASH ACTIVITY 59,889.50-

3. ENDING ACCT BALANCE 59,B889.50-

5. NET OPTION PREMIUM 161,5973.00-

8. OPTIONS MARKET VALUE 559,775.00

9., ACCT VALUE AT MARKET 499,875.50
11, CONVERTED ACCT VALUE US 499,875.50

*%+* CURRENT MONTH +»+ vev YEAR-TO-DATE ***

OPTION PREMIUM us 161,973.00- 161,973.00~-

ADNHNVESTORSERVEESJNC,awdeownaﬂamﬂmawofmeAnmerDamasMMMndCompww.

PLEASE REPORT ANY DIEFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE RIFFERENCES GR OBJECTIONS
CORRECTED WILL FE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
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South Carolina

Report as of 1/31/2011 Close

Period

Original Purchase

Realized Value

Net Value Realized

Cost/Proceeds Gain or {Loss
Closed Positions - May-2002/April-2003 Review $949,450 $2,424,270 $1,474,820
Closed Positions - May-2003/April-2004 Review $1,065,640 $400,810 ($664,830)
Closed Positions - May-2004/April-2005 Review $851,680 $795,290 ($56,390)
Closed Positions - May-2005/April-2006 Review $2,463,690 $4,925,500, $2,461,810
Closed Positions - May-2006/April-2007 Review $3,369,220 ($1,385,730) ($4,754,950)
Closed Positions - May-2007/April-2008 Review $2,808,420 $1,1569,981 ($1,748,439)
Closed Positions - May-2008/April-2009 Review $3,446,030 ($6,147,835) ($9,593,865)
Closed Positions - May-2009/April-2010 Review $3,599,735 ($12,587,530) ($16,187,265)
Closed Positions - May-2010/February-2011 Review $2,047,980 {$3,938,546) ($5,966,526)
Total Closed Positions Review Periods $20,701,845] ($14,353,790) ($35,065,635)
Open Positions Total $1,036,220, $559,775 ($476,445)
Closed/Open Postion TOTALS $21,738,065 ($13,794,015) ($35,532,080)




Opan Positlons - South Carolina

Roport as of 1/31/12011 Close

Counter MMBtus Striko/Fixod [Purchasa| Purchase Trade / NYMEX Net Valua vs.
Pariod Tool party Trade Date] Purchased Prico Price | Cost/Procoads Explration Markat | Markot Value| Current Market
Per Month Date Price Value
Mar-11 Call  NYMEX 31212010 180,000 $B.50 $0.2300 $41,400 0223/2011E  50.0001 518 (541,382)
Mar-11 Cal  NYMEX 3/15/2010 100,000  $7.00 50,3300 $33,000 02/23/2011E  $0.0001 $10 (532.990)
Mar-11 Call  NYMEX  5/24/2010 90,000  56.50 $0.3000 §27.000 02/23/2011E  $0.0001 59 (526,991)
Mar-13 Cal  NYMEX  68/1172010 90,000 5560 50.2900 $26,100 0223/2011E  §0.0018 $162 (525,938)
Apr-11 Call  NYMEX  3/31/2010 260,000  $6.20 $0.3000 $78,000 (03/28/2011E  $0.0026 $676 {§77,324)
Apr-11 Cal  NYMEX 10/25/2010 80,000  $4.30 50,2300 $16,400 03/28/2011E  50.3083 §24,744 56,344
May-11 Call  NYMEX _ 4/30/2010 170,000 $6.10 $0.3400 $57,800 04/26/2011E  $0.0113 $1,921 ($55,879)
May-11 Call  NYMEX 9/28/2010 90.000  54.90 50.2500 §22.500 04/26/2011E  50.1363 $12,267 {$10,233)
May-71 Call  NYMEX 10/25/2070 80,000  54.35 $0.2475 $190,800 04/26/2011 E 50,3460 $27.840 $B,040
Jun-11 Call  NYMEX  6/1/2010 180.000  $6.90 $0.2050 536,900 05/25/2011E __ $0.0040 5720 (536,180)
Jun-11 Cal  NYMEX 10/27/2010 100,000  §4.70 50,2380 §23,800 0S5/25/2011E  $0.2467 $24,670 5870
Jun-13 Call  NYMEX 10/29/2010 80,000 $4.75 $0.2350 $21,150 05/25/20011 €  $0.2286 $20,574 (S576)
Jul-11 Call NYMEX  7/1/2010 80,000 $7.00 $0.2450 $19,600 06/27/2011 € $0.0085 $680 ($16,920)
Jul-11 Call NYMEX 8/26/2010 70,000  $5.90 50.1850 512,650 08/27/2011E  $0.0528 53,696 (59,254)
Jul-11 Call  NYMEX 10/25/2010 80,000 $4.75 $0.2400 $79,200 06/27/2011E  $0.2885 $23,080 $3,880
Aug-11 Cal  NYMEX  7/30/2010 80,000  $6.75 50.2400 519,200 07/26/2011E  50.0262 $2,096 ($17,104)
Aug-11 Call NYMEX 8/31/2010 70.000  §5.95 $0.2200 $15.400 O7/26/2011E__ 50.0766 35,362 ($10,038)
Aug-11 Call  NYMEX 10/25/2010 80,000  54.95 $0.2450 $79,800 07/26/2011 E  $0.2702 $21,616 $2,016
Sep-11 Call  NYMEX  8/31/2010 80,000  §5.90 50.2750 $22,000 08/26/2011E  $0.1118 $8,952 (513,048)
Sep-11 Cal NYMEX  9/22/2010 80,000  $6.25 $0.1650 $13.200 08/26/2011E  $0.0746 $5,968 (57,232)
Sep-11 Cal NYMEX 10/27/2010 90,000  $5.35 $0.2380 $21,420 08/26/2011E  $0.2072 $16,648 (52.779)
Oci-11 Call NYMEX  9/30/2010 120,000  $5.90 $0.,2400 $268,800 09/27/2011E  $0.1520 §1B,240 (§10.560)
Oci-11 Call  NYMEX 10/18/2010 120,000  $5.50 $0.2650 $31,800 D09/27/2011E  50.2271 $27.252 (S4,548)
Oc 1 Cal NYMEX 1472011 730,000  $6.20 $0.1900 $24,700 09/27/2011E  50.1118 514,534 {510.166)
Nov-11 Call  NYMEX 10/29/2010 400,000  §5.70 $0.2850 $114,000 10/26/2011E  $0.2166 386,640 ($27,360)
Nov-11 Call  NYMEX 11/17/2010 100,000  $5.60 $0.2550 $25.500 10/26/2011E  50.2386 323,860 (37,540)
Dec-11 Cal  NYMEX  12/2/2010 350,000  $5.90 $0.3050 $106.750 11/23/2011 £ 50.2286 $60.010 (526.740)
Jan-12 Cal . NYMEX _ 1/3/2011 240,000 $6.30 ~5§0.3200 $76,800 1212712011 E  $0.197B $47,472 (529,328)
Feb-12 Call NYMEX  1/31/2011 280,000 $6.35 S0.2050 $59,450 01/26/2012 € $0.2002 558,058 ~(51,392)
SUMMARY: 3,870,000 $1,036,220 $559,775 {8476,445)




South Carolina May-2010/February-2011 Review
Report as of 1/31/2011 Clese
Periad Tool Countar| Original P N:Btl;lp Strike/Fixed Purchase Purchass ETTd:l, Expiration | Reslized | Nat Valus Realized Foos
oo party Trade Dats umM:‘lu‘ er Price Price Cost/Proceeds 'PD:.G" Price Valua Gain or {Losa}
May-10)Call YMEX 71381200 000 10 31.0090 $60,54 412712010} 000 50 (360,340 00}
May-10]But YMEX 71287200 X 0] (50.3400 (520,400 472712010} 000 _“"Ri szo.-tuul Q0]
May-10{Call {5aid) [NYMEX 7/28/2001 .0 $16.00] _(30.1400 {58.400) 412712010} 000 s0] $8.400) 00|
May-10{Call YMEX 8/11/2001 0 §] 50,8200 $48,200 47272010 0,000 59} (549,200 00|
May- 10| Pul VIEX 81117200 0,000 “od]_($0.3000 {516,000) 4/27/2010) 0.000 50 $18,000 00
Aoy-10[Call NYMEX 7412008] 60,000 15 0.6600 $39,600) 41272010 0.000 0 (539,800 0
Mny-!!ﬁt NYMEX /412008 .000 .50 {$0.1500) {$9.000 4127120 0 0 $9,000) .00
May-10|Call NYMEX 75/2008| ,009) . $0.6600] $39,600 4727120 .00 0 {338 soo){ 00|
May-10[Put NYMEX 1520 60.000] $6. ($0.1500] (§9.000) 422712010 .00! [« $8,000 .00
May-10]Catl NYMEX 10/14720¢ 180,000 592 50,5300 $100.700) 412712610 00 0 (5100, 7no)| 204.50}
Mnx-\DlCllgsmu) INVMEX 10/14/200 50,000] 1325 ($0.0800) (515_202){ a7 0 00 515,200 254,50
May-1oiCaii NYMEX 107301200 0,000, 102 §0.4100 $73.800 2772030 O {373,800, 279.00)
May-10/Call {Soid) [NYMEX 10/30/200 000 325 (50.1400) (325.200 arz rzogl .00 $25,201 279,
May-10[FUTURES [NYMEX a27T: 000 0.00 4.2160 0 4727120 .000] {$155,040 {5155.040) Ba.
May. 10|FUTURES [NYMEX AR72010f 000)] 0.0¢ 4.2160 0 [T73 {567,040 $187,040, BG.00
May-10{FUTURES |[NYMEX 472712010 60.000) 0.0¢ 4.2180 0 4127120 X {$137.040 _{5137,040 86.00]
May-10]FUTURES | NYMEX 472712010 80,000 0.0t 4.2160 0 O $137.040 {§137.040! X
Jun-10jCall NYMEX 7126720 70.000) 1.0080 $70,630] -000] $0) ($70,630, .50}
Jun-10]Pis YMEX 71281200 70,00 (50.3400; 0.0¢ s_g{ 523 800 -50)
Jun-10/Call {Sold} [NYMEX 128120 70.00 $16.00]__(50.1400; 0.00 S| 9 80| 08,50}
Jun-10{Call YMEX /11/2008 60.000 40| s0.8250 $0.00 0 {$49,500 .00
Jun-16{Pul YMEX /11720 50.000 D0} (50.3000) $0.000) $18,00 00
Jun-10[Calt YMEX 14720 70.000] 9.50] 806600 0.000) ($48,200)] 108 .50
Jun-10[Pul NYMEX 14120 70,000 $6.50] _(30.1500] 0.000] $10,500] 108 50
Jun-10/Cali NYMEX IS/ 60.000 .40 $0.6600 0.000] 0 ($38,800 83.00
Jun-10Pul YMEX 7 60.000 50] _ (50.1500 0.000] 0 $5 00 0
Jun-10iCall YMEX $0/1.4/2 001 00,01 .35 0.5300 0.0 0 ($106,000 [
Jun-10|Call {Sold) [NYMEX 10/14/200 00.000 3.00] (50.0800 (Aooa 0 515‘0.33' (]
Jun-1g]Call NYMEX 1001200 000 0.00] _ $0.4700] c,% 0 (S84 MDH 0
Jun-10|Can (Sold) [NYMEX 10/307200 000 3.00]  ($0.1600 0.00 0 536,001 1 'ﬁ
Jun-10]FUTURES [NYMEX /25/2010 70,000 .00 4.0510 X 30, {5162,430 217.00(
Jun- giFu JURES [NYMEX 5/25/2010 60,000 .00 4.0510} 340 ($1786,840; 66.00]
Jun-10[FUTURES [NYMEX 51252010 70,000 .00 54.05 X 30 (§171,430 217.00}
Jun-10FUTURES [NYMEX 512572010 000 0. 4.0 .00 .840] 514,540, 86.00)
Jul-1g[Cat YMEX /172008 O 9. 0.9900] $43.50 6252010 000 S $49,500 77.50,
Jul-1a}Put YMEX 17 o'El . 7. {$0.2700. §13,500 67252010 .00 5 $13 50| 77.50)
Jul-10]Call (Sald) [NYMEX 1172008 000 $15.00] _(50.2000] 510,000 6/25/2010] .00 H $10,00 77.50]
Jul-10/Call YMEX 8111720 000} 388 50.855 $51,30 6/25/2010] .00 sof $51,300) §3.00
Jul-10]Put YMEX /11720 60,000] $7.00] _(50.3300 (519,800 672512010 $0.0000 sof §10.80 93.00)
Juk10]Call YMEX 14/200 50,000 $9.50]  $0.660 $33,00 8125720 $0.00 s_gl 533,000, 71.50]
Jul-10{Pul YMEX 141200 0,000 $6.50]  (50.1500 $7,500 626201 $0.00 S §7 .50 50
Jul-10[Call NYMEX 1512008 0,000 $9.50]  $0.6550 538,30 625201 50001 %L $39,300 .00
Jul-10[Pul NYMEX D/5/200. 000 50[ (S0.1500, 55,000, 825201 00 S $0.00 .00)
Jul-10/Call NYMEX 10/14/2008 160,000 $8.40]  50.565 $90, 40| 6125120 .000{ sqf {590,400 248.00)
Jul- 10/ Call (Sold) [NYMEX 10/14/2008 160,000 513,00 (50.1000 $18,000 625120 .00, sof $16.00 248.00)
Jul- 16]FUTURES [NYMEX 125/2010 000 $0.00] 48610 q 6/25/20 .000]__(5108,950 $106,950 155.00
Juk10IFUTURES [NYMEX 12572010 00 TE‘ 4.6610] so{ 6/25/20 $0.0000_(5126.340 5128,340! 186.00
Jul-10[FUTURES [NYMEX 61252010 Ot .00] sa 625720 .00 $61,850] $61,250) 155.00,
- Tl FUTURES [NYMEX 81252010 0,00 .00 H 8125720 .00 (358,340 {598,340 186.00
1172008 0,01 .90 7127720 X {564,660 93.00)
1172008 0,00 o 5 120 $18,600] 93.00)
/112008 0.00 515.00]__(§ 120 $15.00 92.00)
8/20/2008] 50,00 58, 77201 {553,500 71.50
812072008} 50.00 7.0 120 517,500 .50
B8/2012008] 50,00 §14.80 (S| 720 000} $10,000] 50
/4200 60,00¢ $10.0 S0, .000] 50| 1539.600)| 00
97472008 0,600 6.50] .000] 50] 58,000 83,00
98/5/2008] 0,000 $8.9 .000 p{v $32,500)] 7.
Aug-10]Pul YIMEX 9/5/2008 0,000 $6.5 .000 57,500 77.50
NYMEX 101222008} 0,000 $8.9 .000} $130,900; 283.50
NYMEX 10/2212008 70.000 $6.0( 50.000] 551,000 263 50
INYMEX 10/32/2008; 70,000 $14.0€ $0,000 $28.900]  263.50)
INYMEX 712712010 0,000 $0.00) X $0.000 _($139.500] ($139,500] 186.00]
NYMEX 72712010 0,000 $0.00] 4, $0.000] (8116.250 ($118.250 155.00]
[NYMEX 712712010 50,000 0.00 34.6751 $0.000f (5109.500] $109,500, 186.00
NYMEX 7727120 0,04 00, 4.675 $0.000] _ [591,250] $81,250! 155.00
Aup-10|FUTURES [NYMEX 772 7/201’%' 170,00 .00) 4.875 $0.000] _ (5225,250)) 5225 250/ £27.00
ep-10|Cal YMEX 8r20/200 120,0¢ .30) 1115 $0.000 0 133,800 .00
ep-10] Put YMEX 8/29/200 40.08 .00] _(50.4000! $0.000 0 $16.000} .00
8p-10] Pul YMEX 87281200 80.00 7.00]__ (30,4000 $0.000) $0 532,000 4.00)
ep-10] Call (Sold) [NYMEX 120,00 $16.00] _(50.2000 $0.000 S0} 324,000 186,00
2p-10]Call YMEX 0,01 $12, $0.34 $0.000) 50 $37.400] 70.50
ap-10]Call YMEX 0,00 58.5¢ $0.8850 $0.000) 40 $173,700) 279.00
ep-10Put NYMEX 80,00 §5, (50.3000 .000) 30 $54,000 279.00
Sep-10]Call {Sold) [NYMEX 50,000 $13.05] _(50.2000 $0.000 50 _s_a_u,@a_ﬂ 278,00
Sep-10] FUTURES [NYMEX 80,000 X 000) _ (5254.484)) (5254,4B4 48.00]
Sep-10{FUTURES INYMEX 40,00 0.000] {5127,242 $127,242) 24.00
S6p-10[FUTURES |NYMEX 80,00 cog| ($320,580) $320,500)} 56.00
Oct10/Call NYMEX 70,00 000 o (5176,800)] __263.50
Oct-10]Put YMEX 70,00 o] $51.000 263.50)
Qci-10]Call (Sold) [NYMEX 170,000} o S0
Ocl-10]Call YMEX 80,000] 00
Oci-10{Pul NYMEX 80,00 00
©Ocl-10]Call NYMEX 260,000) . ,600) 612 ,gg
Oci-10[Call (Sald) [NYMEX 0,000 .00]  {50.2000 ($52.000 912 X
Oct-10| FUTURES [NYMEX 0.000 00 y: 8000] s 827(201 .000]_(S458.000 {5458,000] 5§27.00
Ocl-10] FUTURES [NYMEX 0,000 50.00 8000} 5 927120 lo,{ .00 5355,000 $398,000, 558.00]
Nov-10{Call INYMEX 00,000 $12.28 .4800] 5144,00¢ 10/28/2010] 50,0 S $144,000. 485.00
Nov-10| Call {Sold) JNYMEX 1/3/2008] 00,000} 516.00] _(50.1700) (551,000 102612010 30.0 50 551,00 485.00




South Carolina May-2010/Februsry-2011 Roview
Report as of 1/31/12011 Closas

MMBtus Trade /
Counter| Origins! Strike/Fixed Purchass Purchasa Expiration [ Realized | Net Valus Reallzad
Perlod Tool party Trade Date P“m:.:'n.‘: Per Price Price CostiProcesds Exp[;r::on Price Valua Galn or {Loss) Faex

Nav-10jCall NYMEX 117412009 20,000 $6.85] $0.3300, $6.600) 107267201 .000) SO] $8.600) 31.0
tov-10|Calt NYMEX 7208 100,000 .75 $0.207! 20.700]  10726/201 $0.000) -31 820,700) 155.0
Nov-10[Call NYMEX 317204 110.000] A0 0.185 20.350] 10/26/2010 .000) g{ $20,350] 170.5|
Duc-104Call NYREX 21200 280.000] .00 0.3600] $100,800) 11423/20 .000 0; 5300.800: 434,
Dec-10{Cant NYMEX 3107201 30,000 2200 28.600| 11237201 $0.000 0 $28 600 201.¢
Dec-10{Call NYMEX 37207201 40.000 ..0531 42 7040] 11723201 $0.000 0f $42.700)
Doc-1D!Call NYMEX B8/14/20% 40.000] . .1800 25.2000 11237201 0 50 {$25.200]
Jan-s1{Coll NYMEX 3728201 ! 59 0.2600 39.000] 127127720 .000 $0) $39.000) 3
Jan-1y{Cail NYMEX 212412010 ,000) & 0.1650! 54,7500 12727020 0.000 0of (854,750 3
Jan-31{Call NYMEX 12412010 ‘Ga 0.332 $53.120 20 0.000 9} (583,120, 4
Jan-11)Call NYMEX 7/1412010 000 60f 200 X _oo‘d 2/2712013! 0.000 0 {530,000}
Jan-1%|Cail NYMEX 82012010 150.000 .30 0.257 1,550 21271201 0.000 ¢ ($38.550
Fob-11|Coll NYMEX 12912019 0 35 0.2640 31,680 1/28/2011 € 0.000 0 {§31.680;
Feb-11{Coll NYMEX 123/12010] 2 0 75 0.3650) $4.800 0.000 0 {$43,800
Feb-11]Call NYMEX 1241201, 10,000 $68.85) 0.3100) 4,100 $0.000 0 (§34,100
Fab-11]Call NYMEX 114/2010] 120,0 $6.80) 0.2050 4.600| 01 $0.000, 0 (524.600]
Fab- tCall NYMEX 8/17/201 0 120.0 §5.85i 0.2 150 5.8 01/26/2011 £ $0.000] 0 $25.800;

SUMMARY: 11.578,0 $2.047,980] [$3,938.546), (55,988,526




STATE OF SOUTH CAROLINA )

) BEFORE THE
(Caption of Case) PUBLIC SERVICE COMMISSION
' ) OF SOUTH CAROLINA

)

) COVER SHEET

)

)

) DOCKLT

) NUMBLER: 2001 - 410 - G

)

)

)
(Piease type or print)
Submitted by: Piedmont Natural Gas SC Bar Number:
Addresst PO Box 33068 Telephone: 704—.731-4560

Fax: 704-364-1395
Charlotte, NC 28233 .Other:

‘Tmail: jenny furr@piedmontng.com
NOTE: The caver sheet and informalion contained herein neither replaces nor supplements the filing and service of pleadings or other papers

as r::quircd by law. This form is required for use by the Public Service Commission of South Carolina for the purpose of docketing and must
be filled out completely.

DOCKETING INFORMATION (Check all that apply)

O Emergency Relief demanded in petition O fx?;iﬁ;::l;tem fo be placed on Commission's Agends
Other: Monthly Analysis of Deferred Account - Hedging Program
INDUSTRY (Check one) : » NATURE OF ACTION (Check all that apply)
[[] Electric DAiﬁdavit E] Latter [[] Request
[[] Electric/Gas ' []Agreernent [JMemarandum (] Request for Certification
[:] Electric/Telecommunications D Answer D Motion [:] Request for Investigation
{T]Electric/Water ] Appeliate Review [[] Objection [ ] Resnle Agreement
D Electric/Water/Telecom. D Application D Petition D Resale Ameudmcn;
] Electric/Water/Sewer . [OBref . . .. . ... ...[CJBetitionfor Reconsideration .....[7] Reservation Letter
Gas [] Certificate [ Petition for Rulemaking [T Response
[JRailroad [[]Comments [[] Petition for Rule to Show Couse  [7] Ré;pcnse to Discovery
(7] Sewer [} Complaint []Petition to Intervene [JReturn to Petition
[} Telecommunications (] Consent Order O] Pctillun"lu Intervene Out of Time [ Stipulation ‘
[] Transportation []Discovery []Prefiled Tcstimon.y ] Subpoena
[} Water [ Exbibit [[] Promation ; (] Teriff
[ Walet/Sewer . o []Expedited Consideration [} Proposed Order [[] Other:
(] Administrative Mnﬁcr | [} Interconnection Agreement "] Protest -
{7] Other: D Interconnection Amendment [_| Publisher's Affidavit

(] Late-Filed Exhibit Report
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Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

February-11

(2)

(2
(1

80
15.50
1.240.00

12,988.50
12,988.50
14,844.00
20,586.00
30,751.50
36,232.50
13,099.50
14,359.50
155,850.00
1,240.00
154,610.00

A
ZolA's

Commission and Fees rate

Total Commission and Fees (Expenditures)

8

8

B

TolB's

Less: Fees (Expenditures)
Option Premium

ogooo

o

ZofD's

Activity in Account

Debits

Credits

59,899.50

12,988.50

12,988.50
14,844.00
20,586.00

30,751.50
36,232.50

13,099.50

14,359.50

61.407.00

66,984.00
13,089.50

14,359.50

155,850.00

@)

215,749.50

215,749.50

c

o

C

C
ZofCs

Y ofC's

(165,850.00) yofD's

59,899.50 P&L and Cash Activity per ADM statement
(59,899.50) Reverse ADM accrued 1/11

ADM accrual in 2/11
P&L and Cash Activity

)

(4)
5

E

E

JcofE's

Commission and Fees rate
Total Fees {Receipts)

Proceeds from positions (Receipts)
Total Fees (Receipis)
Futures P&L per ADM statement

(6

Interest from ADM



TAL W backson Bled o Soaite 1o
Clicage, Nhinios a3 10%)
PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060
¥ % ¢ % ¢ & * % * « YPQDUR ACTIVITY THTIS
DATE LONG/BUY SHRT/SELL DESCRIPTION
2/01/1 WIRE TRANSFER REC
WIRE TRANSFER RECEIVED
2/02/1 7 CALL JUL 11 NYM NAT GAS E 5150
2/02/1 7 CALL AUG 11 NYM NAT GAS B 5300
2/02/1 a CALL SEP 11 NYM NAT GAS E 5500
2/02/1 12 CALL OCT 11 NYM NAT GAS E 5950
2/03/1 WIRE TRANSFER REC
WIRE TRANSFER RECEIVED
2/15/1 13 CALL JAN 12 NYM NAT GAS E 5650
2/15/1 15 CALL FEB 12 NYM NAT GAS E 5700
2/16/1 WIRE TRANSFER REC
WIRE TRANSFER RECEIVED
2/22/1 9 CALL APR 11 NYM NAT GAS E 3950
2/23/1 WIRE TRANSFER REC
WIRE TRANSFER RECEIVED
2/24/1 9 CALL MAR 11 NYM NAT GAS E 5600
2/24/1 9 CALL MAR 11 NYH NAT GAS E 6500
2/24/1 10 CALL MAR 11 NYM NAT GAS B 7000
2/24/1 i8 CALL MAR 11 NYM NAT GAS E BS500
2/25/1 3 CALL MAY 11 NYM NAT GAS E 4100
2/28/1 WIRE TRANSFER REC
WIRE TRANSFER RECEIVED
LA N I NN R 2R R R 2 R T POSITIDNS IN YOUR
2/22/1 9 CALL APR 11 NYM NAT GAS E 3950
9+ OPTION MARKET VALUE
7,830.006 LIM EXPIRE 3/28/11
AVERAGE LONG: .14400
LAST TRADE DATE: 3/28/11
2/25/1 9 CALL MAY 11 NYM NAT GAS E 4100
9% OPTION MARKET VALUE
900.00 LIM EXPIRE 4/26/11
AVERAGE LONG: .15800
LAST TRADE DATE: 4/26/11
10/25/0 8 CALL APR 11 NYM NAT GAS E 4300
g OPTION MARKET VALUE

CORRECTED W

RIS PATTRAERTS

4 i

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building

EXPIRE 3/28B/11
AVERAGE LONG: .23000

LAST TRADE DATR: 3/ze/11

BEX

nnnno

nn

a nnan

BN THLY CORAORITY STATERENT

STATEMENT DATE: FEB 28, 2011
ACCOUNT NUMBER: 121 X2068
SALEEMAN NUMBER: 121 X121

RBC *WEALTH - MANAGEMENT
(704)264-2767

INTRODUCED BY:

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

MONTRBH * * - * » * * * * * * - » *
PRICE/LEGND CC DEBIT CREDIT
WIREREC Us 59,839.50
NET PREM US 12,988.50
NET PREM US 12,5988.50
NET PREM US 14,844.00
NET PREM US 20,586.00
WIREREC Us 61,407.00
NET PREM TUS 30,751.50
NET PREM US 36,232.50
WIREREC Us 66,984.00
NET PREM US 13,099.50
WIREREC USs 13,089.50
EXPIRE US .00
EXPIRE Us .00
EXPIRE U8 .00
EXPIRE US .00
NET PREM US 14,359.50
WIREREC TUS 14,359.50

LN 2NN R I S N NN DNE DR NN N BEE DR DR DNE NN BN

ACCOUNT

.1440 us 17,802.00
.1978 17,802.00*
.1580 us 20,052.00
.2228 20,052.00*
.2300 us 4,832.00
0604 4,832.00%

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEAGE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFEREHCES OR OBJECTIONS

LI BE DEEMED YOUR AGREEMENT THAT THIS

SUZLECT YO TEFS ANR CL

STATEMENT 18 CORRECT AND RATIFIED.

[ATIN S O RS

UG SYRLCLE AE EVELAIED (s PEVERER

2 SIRE




ADM INVESTOR SERVICES, INC.
Chicaga Board of Trade Building
AW Jackson Blvd. ¢ Suile TeGiA

MONTHLY COMRACDITY STATEIENT

Chicago, iHinios afand-3 100
STATEMENT DATE: FEB 28, 2011
ACCOUNT NUMBER: 121 X2068
PAGE 2 SALESMAN NUMBER: 121 X121
INTRODUCED BY: RBC-WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YQUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200,
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
10/25/0 8 CALL MAY 11 NYM NAT GAS E 4350 C 2478 us 10,086.00
B« OPTION MARKET VALUE .1262 10,086.00*
BEXPIRE 4/26/11
AVERAGE LONG: .24750

LAST TRADE DATE: 4/26/11

10/27/0 10 CALL JUN 11 NYM NAT GAS E 4700 ¢ .2380 as 10,050.00
10+ OPTION MAREET VALUE .1008 10,050.00*
EXPIRE 5/25/11
AVERAGE LONG: .23800

LAST TRADE DATE: 5/25/11

10/29/0 8 CALL JUN 11 NYM NAT GAS E 4750 C .2350 us 8,154.00
9+ OPTION MARKET VALUE .0908 8,154.00v
EXPIRE 5/25/11
AVERAGE LONG: .23500

LAST TRADE DATE: 5/25/711

10/25/0 8 CALL JUL 11 NYM NAT GAS E 4750 C .2400 Us 11,632.00
8 OPTION MARKET VALUE L1454 11,632.00%
EXPIRE 6/27/11
AVERAGE LONG: .24000

LAST TRADE DATE: 6/27/11

9/28/0 9 CALL MAY 11 NYM NAT GAS E 45300 C .2500 us 2,628.00
EAd OPTION MARKET VALUE .0292 2,628.00+
EXPIRE 4/26/11
AVERAGE LONG: .25000

LAST TRADE DATE: 4/26/11

lo/25/0 8 CALL AUG 1l NYM NAT GAS E 4550 C .2450 Us 11,600.00
8+ OPTION MARKET VALUE .1450 11,600.00%
. EXPIRE 7/26/11
AVERAGE LONG: -24500

LAST TRADE DATE: 7/26/11

2/02/1 7 CALL JUL 11 NYM NAT GAS E 5150 C .1840 US 5,117,00
7* OPTION MARKET VALUE .0731 5,117.00+
EXPIRE §&/27/11
AVERAGE LONG: .18400

LAST TRADE DATE: 6/27/11

2/02/1 7 CALL AUG 11 NYM NAT GAS E 5300 C .1840 us 6,083.00
™ OPTION MARKET VALUE . 0869 6,083.00«
EXPIRE 7/26/11
AVERAGE LONG: .18400

LAST TRADE DATE: 7/26/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.,
PLEASE REFORT ANY DIFFEREMCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO WAMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
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ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
HT W Jackson Blvd, = Saile 1e00A
Chicago, Minios 60604-3199)

FACHTHLY COMIMODIY STATTLAENT

STATEMENT DATE: FEB 28, 2011
ACCOUNT NUMBER: 121 X2068B
PAGE 3 SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC:WEALTH - MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 BLEABE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CcC DEBIT CREDIT
10/27/0 3 CALL SEP 11 NYM NAT GAS E 5350 C .2380 us 10,458.00
g OPTION MARKET VALUE .1162 10,458.00%
EXPIRE B8/26/11
AVERAGE LONG: .23800

LAST TRADE DATE: 8/26/11

2/02/1 8 CALL SEP 11 NYM NAT GAS E 5500 C .1840 Us 7,688.00
-84 OPTION MARKET VALUE . 0961 7,688.00%
EXPIRE B/26/11
AVERAGE LONG: .18400

LAST TRADE DATE: B8/26/11

lo/18/0 12 CALL OCT 11 NYM NAT GAS E 5500 C .2650 Us 16,212.00
12+« OPTION MARKET VALUE .1351 16,212.00*
EXPIRE 9/27/11
AVERAGE LONG: -26500

LAST TRADE DATE: 9/27/11

11/17/0 10 CALL NOV 11 NYM¥ NAT GAS E 5600 C .2550 us 15,760.00
10« OPTION MARKET VALUE .1578B 15,780.00*
EXPIRE 10/26/11
AVERAGE LONG: .25500

LAST TRADE DATE: 10/26/11

2/15/1 13 CALL JAN 12 NYM NAT GAS B 5650 C .2350 us 35,282.00
13+ OPTION MARKET VALUR .2714 35,282.00%
RXPIRE 12/27/11
AVERAGE LONG: 23500

LAST TRADE DATE: 12/27/11

1o/29/0 40 CALL NOV 11 NYM NAT GAS E 5700 C .2850 s 56,800.00
40+ OPTION MARKET VALUE .1420 56.,800.00+
EXPIRE 10/26/11
AVERAGE LONG: .28500

LAST TRADE DATE: 10/26/11

2/15/1 15 CALL FEB 12 NYM NAT GAS E S700 C .2400 us 41,385.00
15+ OPTION MARKET VALUE .2799 41,965.00"
BXPXRR 1/26/12
AVERAGE LONG: «24000

LAST TRADE DATE: 1/26/12

8/26/0 7 CALL JUL 11 NYM NAT GAS E 5900 C .1850 us 1,260.00
7+ OPTION MARKET VALUE .0180 1,260.00*
EXPIRE §/27/11
AVERAGE LONG: .18500

LAST TRADE DATE: 6/27/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Carnpany.
SE REPORT AMY DIFFERENCES OR OLJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENGCES OR OBJECTICHS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
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ADM INVESTOR SERVICES, INC.

- . . - MOMTHLY CORMODITY STATEIEN T
Chicago Board of Trade Building OHTHLY CORMODITY STATEIENT

mhackson Bled, = Saite FaliA
Chicago, Hintos 60at-3 (9
STATEMENT DATE: FEB 28, 2011
ACCOUNT NUMBER: 121 X2068
PAGE 4 SALESMAN NUMBER: 121 X121
INTRODUCED BY: REC* WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 2B233-3060 1/800/654-0461 oxr 312/242-7200,
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
8/31/0 8 CALL SEP 11 NYM NAT GAS E 5900 C .2750 US 4,608.00
8+ OPTION MARKET VALUE .0576 4,608.00*
EXPIRE B8/26/11
AVERAGE LONG: .27500

LAST TRADE DATE: B/26/11

s/30/0 12 CALL OCT 11 NYM NAT GAS E 5900 C .2400 us 10,.284.00
12« OPTION MARKET VALUE .0857 10,284.00*
BXPIRE 98/27/11
AVERAGE LONG: .24000

LAST TRADE DATE: 9/27/11

12/02/0 35 CALL DEC 11 NYM NAT GAS E 5900 C .3050 us 56,560.00
35« QPTION MARKET VALUE 1626 56,560,000~
BEXPIRE 11/25/11
AVERAGE LONG: .30500

LAST TRADE DATE: 11/23/11

8/31/0 7 CALL AUG 11 NYM NAT GAS E 5950 C .2200 US 2,233.00
7 OPTION MARKET VALUE . 0319 2,233.00*
EXPIRE 7/26/11 :
AVERAGE LONG: .22000

LAST TRADE DATE: 7/26/11

2/02/1 12 CALL OCT 11 NYM NAT GAS E 5950 C .1700 us 9,744.00
12+« OPTION MARKET VALUE . 00812 89,744.00*
EXPIRE 9/27/11
AVERAGE LONG: .17000

LAST TRADE DATE: 9/27/11

4/30/0 17 CALL MAY 11 NYM NAT GAS E 6100 C ,3400 Us 119.00
17+ QPTION MARKET VALUE .0007 119.00~
BXPIRE 4/26/11
AVERAGE LONG: .34000

LAST TRADE DATE: 4/26/11

3/31/0 26 CALL APR 11 NYM NAT GAS E 6200 C .3000 us 26.00
26+ OPTION MARKET VALUE .0001 26.00*
EXPIRE 3/28/11
AVERAGE LONG: .30000

LAST TRADE DATE: 3/28/11

1/04/1 13 CALL OCT 11 NYM NAT GAB E 6200 C .1800 us 8,089.00
13+ OPTION MARKET VALUE .0623 8,099.00¢
EXPIRE 9/27/11
AVERAGE LONG: .13000

LAST TRADE DATE: 9/27/11

ADM INVESTOR SERVICES, INC. & wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REFORT AMNY DIFFEREMCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YQUR AGREEMENT THAT THIS STATEMENT IS GORREGT AND RATIFIED,
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ADM INVESTOR SERVICES, INC.

s - . . MAGHTHLY CORMADLITY STAITMENT
Chicago Board of Trade Buiiding ' ) e
W Jackson Bivd, e Suite 1600A
Chivage, Hlinios a0004-3 190
STATEMENT DATE: FEB 28, 2011
ACCOUNT NUMBER: 121 X2068B
PAGE 5 SALESMAN NUMBER: 121 X121
INTRODUCED BY: RBC* WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION BEX  PRICE/LEGND CC DEBIT CREDIT
9/22/0 8 CALL SEP 11l NYM NAT GAS E 6250 C .1650 Us 2,920.00
B* OPTION MARKET VALUE .0365 2,920.00+
EXPIRE 8/26/11
AVERAGE LONG: .16500

LAST TRADE DATE: 8/26/11

1/03/1 24 CALL JAN 12 NYM NAT GAS E 6300 C .3200 us 35,256.00
24 OPFTION MARKET VALUE .1469 35,256.00«
EXPIRE 12/27/11
AVERAGE LONG: .32000

LAST TRADE DATE: 12/27/11

1/31/1 29 CALL FEB 12 NYM NAT GAS E 6350 C .2050 Us 46,110.00
29+ OPFTION MARKET VALUE L1590 46,110.00*
EXPIRE 1/26/12
AVERAGE LONG: .20500

LAST TRADE DATE: 1/26/12

7/30/0 8 CALL AUG 11 NYM NAT GAS E 6750 C .2400 us 736.00
[:Ad OPTION MARKET VALUE .0092 736.00+
BXPIRE 7/26/11
AVERAGE LONG: .24000

LAST TRADE DATE: 7/26/11

6/01/0 18 CALL JUN 11 NYM NAT GAS E 6900 C .2050 uUs 162.00
by : L OPTION MARKET VALUE .o00as 162.00*
EXPIRE 5/25/11
AVERAGE LONG: .20500

LAST TRADE DATE: 5/25/11

7/01/0 8 CALL JUL 11 NYM NAT GAS E 7000 C .2450 us 176.00
8 OPTION MARKET VALUE .0022 176.00~
EXPIRE §6/27/11
AVERAGE LONG: .24500

LAST TRADE DATE: 6/27/11

*e* GEQ USD ww+

1. BEGINNING ACCT BALANCE 59,899.50-~
2. P&l AND CASH ACTIVITY 59,899.50
3. ENDING ACCT BALANCE .00
5. NET OPTION PREMIUM 155,0850.00~
8. OPTIONE MARKET VALUE 470,544.00
9. ACCT VALUE AT MARKET 470,544.00
11. CONVERTED ACCT VALUE US 470,544.00

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT AnY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED
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ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Boiiding
T4 W Jackson Blvd, ¢ Suite 1eb0A
Chicago, Hinios 60604-3190)

OOV STATTA N

STATEMENT DATE: FEB 28, 2011

ACCOUNT NUMBER: 121 X2068

PAGE 6 SALESMAN NUMBER: 121 X121
INTRODUCED BY: RBC*WEALTH - MANAGEMENT

(7041 264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SQUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.

**% CURRENT MONTH **w +##w YEAR-TO-DATE *w+»

OPTION PREMIUM us 155,850.00- 317,823.00-

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
FLEASE REPORT ANY DIFFERENCES OR ORJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR CBJECTIONS
CORRE WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT 15 CORREGT AHD RATIFIED.
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South Carolina

Report as of 2/28/2011 Close

Period

Original Purchase

Realized Value

Net Value Realized

Cost/Proceeds Gain or (Loss
Closed Positions - May-2002/April-2003 Review $949,450, $2,424,270 $1,474,820
Closed Positions - May-2003/April-2004 Review $1,065,640 $400,810 ($664,830)
Closed Positions - May-2004/April-2005 Review $851,680 $795,250 {$56,390)
Closed Positions - May-2005/April-2006 Review $2,463,690 $4,925,500 $2,461,810
Closed Positions - May-2006/April-2007 Review $3,369,220 ($1,385,730) ($4,754,950)
Closed Positions - May-2007/April-2008 Review $2,908,420 $1,159,981 ($1,74B,439)
Closed Positions - May-2008/April-2009 Review $3,446,030 ($6,147,835) ($9,593,865)
Closed Positions - May-2009/April-2010 Review $3,598,735 ($12,587,530) ($16,187,265)
Closed Positions - May-2010/March-2011 Review $2,175,480 ($3,938,546) {$6.114,026)
Total Closed Positions Review Periods $20,829,345 ($14,353,790) ($35,183,135)
Open Paositions Total $1,063,330 $470,544 ($592,786)
Closed/Open Postion TOTALS $21,892,675 ($13,883,246) ($35,775,921)

G:\PNG_Hedging\Hedging Reparts\2011\Feb 201 1\Mark-to-Market Clased Positions as of February 28, 2011 SC

MTMClosedPaositionSummary
3/15/2011 4:09 PM



South Carolina May-2010/March-2011 Roview
Roport as of 2/28/2011 Closo
MMBtys
Caunter| Original Purchase Purchaso Not Valuo Roalizod
Tool party | Trado Dato Purc:;:‘ot: Por Price CostProceeds Roalized Valug Gain or (Loas) Faos

Call NYMEX 772812008) 50,000 $1.0090) $60,540) S0 (S60,540) 93.00
Put NYMEX 7/28/2008) 60,600 (50,3400 {520.400) 50 $20.400) 93.00
Call {Sold) [NYMEX 772B/2008) £0.000 (80,1400 (58.400) 50) $8,400| 9300
Cail NYMEX 81172 50,000 §0.8200 $45.200 S0| ($49,200) 93.00
Pu NYMEX 50,000 {50.3000) {518,000 SO) $18,000 93.00
Call NYMEX 50,000 $0.6600 $38.600] $0 (539,500) 93.00
Put NYMEX 60.600 (50.1500), (59.000) SO 9,000 93.00
Call NYMEX_ 60600 $0.6600] $38,60 $0 {539.600) 3.00
Put NYMEX 60,000 58,000, 50 $5.000] 3 .00)
Call NYMEX 190.000 5100.700 S0 {8100.7 :gjj 4.50
Call (Soid) [NYMEX 180,000 (S0,0800) {515,200) $0.00 0 $15,200) 94.50
Call NYMEX 180,000 $0.4100 $73.800 $0.000) 50 (573.600] 79.00
Call (Sold) [NYMEX 180,000, ($0.1400 {525.200) $0.000 50 525,200 79.00
FUTURES [NYMEX 472712010] 50.000] $4.2160 50 $0.000 (S155.040) (5155,040) 186.00
FUTURES [NYMEX 42772010, 60,000 $4.2160 S0 50,000 (5167.040) {$167.040) 186,00
FUTURES [NYMEX 472772010 60,000, $4.2160 S0 €0.000 ($137.040) 37,040 186.00
FUTURES [NYMEX 472772010] 60.000] §4.2160, S0] $0.000 ($137,040) {51 “r.;wd)lL 166.00}
Call NYMEX 71287 °”§j 70,000 $1.0090 §70,630] 50 S0 (570.630) 18.50
Pul NYMEX 71281200 70,000 (50.3400) (S23.800)] $0.000) s§| §23.,600 08.50
Call (Sold) [NYMEX 7/2872008] 70,000 (50.1400) (59,800} $0.000 30 $9,800] 08.50
Cafl YMEX 8/11/200 60,000 S0.8250) $49.500] 50.000 S0 (549,500) 93.00
Pul YMEX 8/117200 60,000 {80.3000) ($18,000) $0.000] S0 518,000 93.00]
Calt YMEX 9/472008, 70,000 $0.6600| $46,200 $0.000| S0 ($46,200) 108.50
Put NYMEX 9/472008] 70,000 (S0,1500)] {$10,500)| $0.000 S0 $10,500 108.50
Call NYMEX /572008 50.000 $0.6600 $39,600 $0.000 50 ($35,600) 93.00
Pul NYMEX 9/5/2008 60,000 ($50.1500) (59.000) $0.000) $0) 59,000 §3.00
Call NYMEX 10/14/2008( 200,000 $0.5300 $106,000 $0.000) 50| (5106.000) 310.00
Call (Sold) [NYMEX 10/14/2008( 200,000 (50.0800) (S16,000) 50.000] ) 516,000 310.00]
Cal NYMEX 10/30/2008) 200,000 50,4700 $94.000) $0.000] S0 (594,000) 310.00)
Call (Sold) [NYMEX 10/30/2000) 200,000, {$0.1800) (836.,000)] $0.000} 50 $36,000 310.00
FUTURES [NYMEX 6125/2010] 70.000 4.0510 50 $0.000 $192,430 (5192.430) 17.00)
FUTURES [NYMEX 51252010 0,000 40510 S0 $0.000) $176,940 (3176,340) 86.00
FUTURES [NYMEX 51252010 70,000 4.0510) 0 $0.000 $171,430 (5171,430 17.00|
FUTURES [NYMEX 5/25/2010] 60,000 $4.0510 50 $0.000 (S146,940 {$146,940) 86.00)
Call YMEX 8/1/2008] 50,000 $0.9800 $48,500 $0.000 $0 (548,500) 77.50
Put NYMEX 8/ noogl 50,000 {50.2700 {$13,500) $0.000 S0 $13.500 77.50
Cali {Soid) [NYMEX 81172008 50,000, ($0.2000 {510,000 $0.000) 0 $10,000 7750
Call NYMEX 8/11/2008 50,000} $0.8550 $51,300 of 50000, $0) (851,300 93,00
Put NYMEX 8/11/2008 50,000] (50.3300) {519,800 0 $0.000 D) $19.800 §3.00
Call_ NYMEX 9/372008 50,000 §0.6600 533,000 0 $0.000) 30 (533,000) 71.50
Put NYMEX 97472000 50,000 (50.1500)) {57.500)| 0 $0.000 50 $7.500 71.50
Cail NYMEX B/572006] §0.000 50.6550, $39,300 0 50.000) S0 ($39,300) 93.00
Put YMEX 915/2008| £0,000| ($0.1500) {89,001 ﬁ 0 $0.000 $0 $9,000! 83,004
Call YMEX 10/1472008 160.000 $0.5650] $90,400 0 £0.000 0 (590.400)| 248.00
Cail {Sold) [NYMEX 10/1472008 160,000 (50,1000} {516.000) $0.000) 50 516.0004 248.00)
FUTURES [NYMEX 612572010 50,000 54.8610 50 0 30.000 (S108.,950) 5106.950) 00
FUTURES [NYMEX 12572010 60,000 4.8610 ) 0 $0.000] ($128,340) (5128,340) 00,
FUTURES|NYMEX 72512010 50.000 54,8610 S0 10 $0,000] (581,950) (581.950) 155.00)
FUTURES [NYMEX 5/2512010 60.000 54 8610 SO 10| $0.000, ($98,340) (388.340) 166.00
Cal NYMEX smzoo§| 0,000 §1.0810 $64.860 10 $0.000 SO {564,860) 83.00
Put NYMEX 8/1/2008 60,000 (50.2800) (516,800) 0) $0.000 50 $16.800 93.00)
Call {Soid) [NYMEX 8/1/2008 60,000 (50,2500) {515,000) 0 $0.000 S0 515,000 93.00}
Call NYMEX 8/20/2008 50,000 $1.0700] $53,500 0 50.000 50| ($53.500 77.50
Put YMEX 8/20/2008 50,000, {S0.3500) (517.500) o $0.000 <0 517.500] 7750
Call {Sold) [NYMEX 8/20/2008] 50,000 (50,2000 {510,000) g $0.000 0 slq,ggq 7750
Call YMEX 9/4/2008 60,000 $0.6600] 39,600 [ $0.000 $0 {538,600) 93.00
Put NYMEX 57472008 60.000 ($9,000) o $0.000 $0) $9.000 93.00
Call NYMEX §/5/2008] 50,000 $32,500) 0 $0.000] 50 (532.500) 71.50
Put NYMEX 5/52008 50,000 0 50.000] S0, $7.500 71.50
Call NYMEX 1012272008 170.000 0 $0.000] SO (5130.800) 263,50
Pui NYMEX 10/22/2008) 170,000, {$0.3000) ($51,000)] o] $0.0C0 S0 £51,000 651,50,
Call (Soid) [NYMEX 10/22/2008 170,000 (50.1700) (528.300) 0| 50.000] S0 $28.500) 63.504
FUTURES [NYMEX 712772010 60.000 54.6750 $0) $0.000 {$139,500) {139,500 86.00]
FUTURES |[NYMEX 772772010 50,000 $4.6750 S0 $0.000 {5116,250) (5116,250)] 155,00
FUTURES|NYMEX 712712010 60,000 54,6750, ) 50.800 (S5109.500) (5109.500)] 86.00
FUTURES [NYMEX 112712010 50,000 46750 50 $0.000) ($91,250) (561.250) 55.00
FUTURES [NYMEX 72772010} 170,000 46750 S0 0 $0.000 (5225,250) (52285,250)] 527.00
Cal NYMEX /2972 120,000 1. 150‘ $133,800, 1) $0.0001 S0 {$133,800) 186.00
Pyt NYMEX 12912 40,000 {50.4000, {516, 00) [1] $0.000, 50| 6,000 62.00
Pul NYMEX 12972 80.000 (50.4000)] (532,000 0 £0.000 50 32,000 24.00
Call (S0id) [NYMEX | #7297 126,600 (50.2000)] (sza.ﬁ o __s0000 50 $24.000] __ 186.00
Cai YMEX RIS 110,000 S0.3400 537,400 o] 50,000 sof BaT400)]_170.50]
S Call NYMEX 10720/ 180,000 $0.9650 $173.700] 0 $0.000) 0) [$173,700) 279.00)
S Pul NYMEX 10/20/2008 180,000) (50.3000) (S54 .o_og)l $0,000) S0 554,000, 279.00}
S Call (Soidy [NYMEX 1072072008 180,000 (50.2000) (536,000) §0.000 0 536,000 78,00
FUTURES | NYMEX 871772010 80,000 53.8189) 50) $0.000 $254.484) (S254.484 48.00
FUTURES |NYMEX /2672010 40,000 $3.8189) 50 $0.000 §127,243) $137,242. 24.00|
FUTURES |NYMEX 8/26/2010) 780.000] $3.8189 _$0) $0.000} $320,580) (5320590 558,00
Cal NYMEX 5/29/2000) 170,000 51,0400 §176,800) $0.000 $0 {$176,800)] 263.50
Put NYMEX 872972008 170,000 (50.3000) (551,000, $0.000 $0 551,000 263.50
10 Call {Sokl) [NYMEX 5/29/2008 170,600 {50.2300) (538,100 $0.004 50 $39,100 263.50
Call NYMEX 107772008 80.000) $6.7000] $126.000 $0.000 $0 {$126,000) 278.00]
Put NYMEX 10/7/2008| 50.000] {50.2000}] {S36,000){ $0.0600 [ $36,000) 278.00)
Call NYMEX 10/20/2003‘ 260,000 $0.5100) $132,600] $0.000| S0 ($132,600) 403.00
Call (Soid) |[NYMEX 10/20/2008 260.000| 515.00__{50.2000 ($52.000) $0.000 $0 $52.00 403.00,
FUTURES [NYMEX 0727712010} 170,000 53,6000} $0 _*_;s_o.oc 0 (459,000 _ (5459,000) §27.00
10[FUTURES [NYMEX 812712010 160.000 sa,sao¢ $0 $0.000] _ (5396.000 {5396,000) __558.00)
Cat NYMEX 7312008} 300,000 §0.4800 §144,000 $0.0000( £0 (5144,000) 465.00
Call (Sold) [NYMEX 1312008} 300.000 {50.1700}) {351,000) $0.000| $0 $51,000 465,00
Call NYMEX 142008] 20,600 $0.3300] $6,600] $0.000 50 $6.800) 31.60

Call NYMEX 31712010 100,000 $0.2070] 520,700] £0.000 50 {520,700) 155.0




South Carvlina May-2010/March-2011 Raview
Report as of 2/28/2011 Closo

MMBtus Teade /
Caunter| Original Striko/FiIxed Purchase Purchase Expliratlon Net Valuo Roalized
Porlod Tool party Trade Date Pum;a:nnl: Por Price Prico CostUProceods Ex;::l’:nlt:nn Prica Reallzed Valus| Galrs or {Loss) Foos
Nov-10[Cal NYMEX 373172010 110.000) $6.40]  50.1B50| 520,350] 102672010 € $0.000) SO| {$20,350) 170,50
Dec-10|Call NYMEX 12/172009) 280,000] 58.00] $0.3600] $100,800 1172372010 $0.000] SO| (5100.800)] 434.00
Dec-310|Call NYMEX 3102010 130,000/ $7.95] _ $0.2200) 28,600] 117232010 E $0.000} $0) (S28,600)] 201.50
Dec-10|Call NYMEX 3/30/2010 140.000)] $6.20 $0.3050) 542.700] 112372010 E $0.000 S0 {$4 !.700_)] 217.00
Dec-10|Call NYMEX B8/11/2010) 140.000] §5.50]  S0.3800] 25,200 1172372010 E $0.000, S0, {525,200 217.00
Jan-11]Call NYMEX 172872010 150,000, 9.20] $0.2600 539,000] 127272030 E $0.000 $0) ($39,000)] 232.50,
Jan-11|Cail NYMEX 272412010 150,000 7.65]  50.3650) §54.750] 1272772010 E $0.000 S0] (554.750)] 232.50)
Jan-11]Call NYMEX 31242010 160,000 6.60]  $0.3320 53,120] 12727R010 E $0.000 S0] 53,1201 248.00
Jan-11[Call NYMEX 7711472010 150,000 $6.60] _ $0.2000, 30,000] 1272772010 E $0.000 50| 30,0003 232.50
Jan-31]Call NYMEX 812072010 150,000 $5.30] __50.2570] 38,5500 12727010 E $0.000/ $0 38,550 232.50)
Feb-31|Call NYMEX 172972010 120,000 $9.35] $0.2640 31,680] 01/26/2011 E $0.000 $0) 31,680) .00)
Feb-11]Call NYMEX 212372010 120,000 §7.75] __ 50.3650) $43.000f 017762013 £ $0.000 S0 {543.800) 86.00)
Feb-11]Call NYMEX 372472010 110,000 $6.85 0.3100] 34,100 01/26/2011 € $0.000 S0 {S34.100)| 170.50
Feb-111Call NYMEX 711472010 120,000 56.80 0.2050 24,600 0172672011 E $0.000 50 (524,600)| 186.00
Feb-11[Call NYMEX 8/1712010 120,000 55.85) 0.2150 25,800 01/26/2011 g‘ $0.000) SO, ($25.800)] 186.00]
Mar-11|Call NYMEX 312/2010, 180.000] 8.50) $0.2300 $41,400] 02/2372011 E $0.000 50 {S41,400)] 279.00
Mar-11{Cali YMEX /152010 100,000 7.00) $0.3300] $33,000] 0272372011 E £0.000; S0 (§33.000! 1585.00
Mar-11[Cail NYMEX 572412010, 0.,000] $6.50]  50.300 §27.000] 0272373011 E, 0.000] S0 27,000! 139,50
Mar-11]Cal! YMEX 81172010 0,000 $5.60]  £0.2900] 526.100{ 0272372019 E| 50.000] 50 {526.100) 139.50|
SUMMARY: 12,030,000 $2,175,480) 1 (53,038,546) (56,114,026)] 21.374.50)




Opan Positlons - South Carolina

Report as of 2/28/12011 Closa

MMBtus Trade / NYMEX Nat Value vs.
Paoriod Tool Countar Trado Date| Purchased Strli::rlli?nd Pu::::“ c;:':g?:ﬂ ds Explration Markat | Markot Value| Current Markot
party Per Month Date Price Value
Apr-11 Call NYMEX  3/31/2010 260,000 $6.20 $0.3000 $78,000 03/28/2011 E $0.0001 $26 (577.974)
Apr-11 Call NYMEX 10/25/2010 80,000 $4.20 $0.2300 $18,400 03/28/2011 E $0.0604 54,832 (513,568)
Apr-11 Call NYMEX  2/22/2011 80,000 §3.85 $0.1440 §12,960 03/28/2011 E $0.1978 §17,802 §4,842
May-11 Call NYMEX  4/30/2010 170,000 $6.10 $0.3400 $57,800 04/26/2011 E $0.0007 §119 {§57.681)
May-11 Call NYMEX  5/28/2010 90,000 $4.90 50,2500 $22,500  04/26/2011 E $0.0282 $2,628 {518,872)
May-11 Call NYMEX 10/25/2010 80,000 §4.35 $0.2475 $19,800 04/26/2011 E $0.1262 $10,096 (59,704)
May-11 Call NYMEX  2/25/2011 90,000 §$4.10 50.1580 $14,220 04/26/2011 E §0.2228 $20.052 $5,832
Jun-11 Call NYMEX 61112010 180,000 $6.80 $0.2050 $36,900 05/25/2011 E §0.0009 §$162 ($36,738)
Jun-11 Call NYMEX 10/27/2010 100,000 $4.70 $0.2380 $23,800 05/25/2011 & 50,1005 $10,050 (513,750)
Jun-11 Cafl NYMEX 10/29/2010 90,000 $4.75 50.2350 $21,150 05/25/2011 E §0.0806 $8,154 (512,998)
Jul-11 Call NYMEX 7/112010 80,000 $7.00 $0.2450 $19,600 06/27/2011 E $0.0022 $176 ($19,424)
Jul-11 Can NYMEX  8/26/2010 70,000 $5.890 $0.1850 $12,950 06/27/2011 E $0.0180 $1,260 (811,690)
Jul-11 Call NYMEX 10/25/2010 80,000 S4.75 $0.2400 $19,200 06/27/2011 E $0.1454 511,632 (57.55_51
Jul-11 Call NYMEX  2/2/2011 70,000 $5.15 50.1840 $12,880 06/27/2011 E $0.0731 §5,117 (S7,763)
Aug-11 Call NYMEX 73012010 80,000 56,75 $0.2400 $19,200 07/26/2011 E $0.0082 $736 ($18,464)
Aug-11 Call NYMEX  8/31/2010 70,000 §5.95 $0.2200 $15,400 07/26/2011 E $0.0319 §2,233 {$13,167)
Aug-11 Call NYMEX - 10/25/2010 80,000 54.95 $0.2450 $19,600 07/26/2011 E 50,1450 §11,600 ($8,000)
Aug-11 Call NYMEX  2/2/2011 70,000 $5.30 $0,1840 $12,880 07/26/20%1 E $0.0869 $6,083 ($6,797)
Sap-11 Call NYMEX  8/31/2010 80,000 55.80 $0.2750 $22,000 08/26/2011 E $0.0576 54,608 {517,392)
Sep-11 Call NYMEX  9/22/2010 80,000 $6.25 50,1650 $13,200 0B8/26/2011 E $0.0385 $2,920 (510,280)
Sep-11 Call NYMEX 10/27/200 90,000 $5.35 30.2380 $21,420  08/26/2011 E $0,1162 $130,458 (510.962)
Sep-11 Call NYMEX 2/2/2011 80,000 $5.50 $0.1840 $14,720 08/26/2011 E $0.0961 $7.688 (§7.032)
Oct-11 Call NYMEX  9/30/2010 120,000 $5.80 $0.2400 §28,800 09/27/2011 E $0.0857 510,284 ($18,516)
Oct-11 Calt NYMEX 10/18/2010 120,000 $5.50 $0.2650 $31,800 09/27/2011 E $0.1351 $16,212 ($15,588)
Oct-11 Call NYMEX 114/2011 130,000 $6.20 $0.1800 5211.700 09/27/12011 E $0.0623 $8,098 ($16,601)
Qct-11 Call NYMEX 21212011 120,000 $5.95 $0.1700 $20,400 09/27]2011 E §0.0812 $8,744 {510,656)
Nov-11 Call NYMEX 10/29/2010 400,000 §5.70 50.2850 $114,000  10/26/2011 E §0.1420 $56,800 (857,200)
Nov-11 Call NYMEX 11/17/2010 100,000 $5.60 $0.2550 $25,500 10/26/2011 E 50.1578 §15,780 (5§9,720)
Dec-11 Call NYMEX  12/2/2010 35'0.000 $5.90 $0.3050 $106,750 11/23/201) € 50.1618 556.360 (550.190)
Jan-12 Call NYMEX 1/3/2011 240,000 $6.30 $0.3200 $76,800 12/27/2011 E $0.1469 $35,258 {$41.644)
Jan-12 Call NYMEX  2/15/2011 130,000 $5.65 §0.2350 $30,550 12727120171 E $0.2714 $35,282 54,732
Feb-12 Call NYMEX  14/31/201% 290,000 $6.35 $0.2050 559,450 01/26/2012 E $0.1590 $46,110 {$13.340)
Fab-12 Call NYMEX 2115120119 150,000 35.70 S0.2400 $36,000 01/26/2012 E §0.2789 $41,985 $5,985
SUMMARY: 4,310,000 $1,063,330 $470,544 (5592,786)




